Revisiting the area under the ROC.
The Receiver-Operating Characteristic curve or ROC has been a long standing and well appreciated tool to assess performance of classifiers or diagnostic tests. Likewise, the Area Under the ROC (AUC) has been a metric to summarize the power of a test or ability of a classifier in one measurement. This article aims to revisit the AUC, and ties it to key characteristics of the noncentral hypergeometric distribution. It is demonstrated that this statistical distribution can be used in modeling the behaviour of classifiers, which is of value for comparing classifiers.